Autocorrelation is not accounted for in this shading, but has very little influence on the significance of individual models (p-values change by <0.005). SST-jet correlations within the vertical grey band are insignificant. SIE-jet correlations within the horizontal grey band are insignificant. Both SST-jet and SIE-jet correlations within the centre darker grey square are insignificant. Most of the JJA correlations shown in b lie in the centre darker grey square and are insignificant. In DJF (a), more correlations lie outside the vertical band of grey shading, but not outside the horizontal band of grey shading, indicating that in most models there is a stronger interannual jet-SST relationship then there is interannual jet-SIE relationship.
Correlation coefficients between modelled trends in two metrics (p-values in brackets), calculated for all available model ensemble members. Correlations significant at the 95% confidence level are shown in bold. Jet position defined such that an equatorward trend is positive and a poleward trend is negative. Ekman pumping and Ekman transport trends are calculated as the trends in the Ekman PCs multiplied by the mean-state vertical and horizontal temperature gradients, respectively (as in Fig. 4 , Supplementary Fig. 4 ). For the median CMIP5 correlation, the p-value is calculated using the median lag-1 autocorrelation. Correlations significant at the 95% confidence level are shown in bold. Individual CMIP5 correlation coefficients are shown in Supplementary Fig. 3 . 
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